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Certificateholder Monthly Distribution Summary

 
 

 Class 

1A1
1A2
1A3
2A1
2A2
2A3

X
X-1
X-2
AR
1P
2P
C

 
 

   Cusip   

02148GAA1
02148GAB9
02148GAC7
02148GAD5
02148GAE3
02148GAF0

02148GAG8
02148GAG8
02148GAH6
02148GAV5
02148GAW3
02148GAU7

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Strip IO
Senior

Prepay Penalties
Prepay Penalties

Residual

Certificate
Rate
Type

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

117,254,610.13
58,627,765.27
19,542,281.62

237,855,000.00
118,928,000.00
39,642,000.00

0.00
0.00
0.00
0.00

100.00
100.00

-305,621,117.72

Pass
    Through    

Rate (%)

5.311250
5.361250
5.411250
5.311250
5.361250
5.411250
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000

 
Principal

Distribution

997,152.22
498,580.02
166,190.73

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Distribution

518,973.79
261,931.76
88,123.48

1,052,756.14
531,335.62
178,760.64

0.00
0.00
0.00
0.00

28,646.20
13,733.99

0.00

 
Total

Distribution

1,516,126.01
760,511.78
254,314.21

1,052,756.14
531,335.62
178,760.64

0.00
0.00
0.00
0.00

28,646.20
13,733.99

0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

116,257,457.91
58,129,185.25
19,376,090.89

237,855,000.00
118,928,000.00
39,642,000.00

0.00
0.00
0.00
0.00

100.00
100.00

-306,293,702.99

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10

02148GAJ2
02148GAK9
02148GAL7
02148GAM5
02148GAN3
02148GAP8
02148GAQ6
02148GAR4
02148GAS2
02148GAT0

Junior
Junior
Junior
Junior
Junior
Junior
Junior
Junior
Junior
Junior

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

17,086,000.00
11,391,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
6,032,000.00

5.681250
5.781250
5.981250
6.381250
6.631250
6.881250
6.881250
6.881250
6.881250
6.881250

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

80,891.53
54,878.52
16,697.66
17,814.32
18,512.24
19,210.16
19,210.16
19,210.16
19,210.16
34,589.75

80,891.53
54,878.52
16,697.66
17,814.32
18,512.24
19,210.16
19,210.16
19,210.16
19,210.16
34,589.75

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

17,086,000.00
11,391,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
6,032,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 649,808,857.02 1,661,922.97 2,974,486.28 4,636,409.25 0.00 648,146,934.05 0.00
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Principal Distribution Detail

 
 

 Class 

1A1
1A2
1A3
2A1
2A2
2A3

X
X-1
X-2
AR
1P
2P
C

 
 

Cusip

02148GAA1
02148GAB9
02148GAC7
02148GAD5
02148GAE3
02148GAF0

02148GAG8
02148GAG8
02148GAH6
02148GAV5
02148GAW3
02148GAU7

Original
Certificate

Balance

127,393,000.00
63,697,000.00
21,232,000.00

237,855,000.00
118,928,000.00
39,642,000.00

363,497,356.00
145,414,052.00
218,083,304.00

100.00
100.00
100.00

3,351,011.00

Beginning
Certificate

Balance

117,254,610.13
58,627,765.27
19,542,281.62

237,855,000.00
118,928,000.00
39,642,000.00

0.00
0.00
0.00
0.00

100.00
100.00

-305,621,117.72

Scheduled
Principal

Distribution

997,152.22
498,580.02
166,190.73

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

997,152.22
498,580.02
166,190.73

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

116,257,457.91
58,129,185.25
19,376,090.89

237,855,000.00
118,928,000.00
39,642,000.00

0.00
0.00
0.00
0.00

100.00
100.00

-306,293,702.99

Ending
Certificate

Factor

0.912589058
0.912589058
0.912589058
1.000000000
1.000000000
1.000000000
0.000000000
0.000000000
0.000000000
0.000000000
1.000000000
1.000000000

-91.403371397

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10

02148GAJ2
02148GAK9
02148GAL7
02148GAM5
02148GAN3
02148GAP8
02148GAQ6
02148GAR4
02148GAS2
02148GAT0

17,086,000.00
11,391,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
6,032,000.00

17,086,000.00
11,391,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
6,032,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

17,086,000.00
11,391,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
6,032,000.00

1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000

Totals 666,706,300.00 649,808,857.02 1,661,922.97 1,661,922.97 0.00 0.00 648,146,934.05
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Interest Distribution Detail

 
 

 Class 

1A1
1A2
1A3
2A1
2A2
2A3

X
X-1
X-2
AR
1P
2P
C

Beginning
Certificate

Balance

117,254,610.13
58,627,765.27
19,542,281.62

237,855,000.00
118,928,000.00
39,642,000.00

0.00
0.00
0.00
0.00

100.00
100.00

-305,621,117.72

Pass
    Through    

Rate (%)

5.311250
5.361250
5.411250
5.311250
5.361250
5.411250
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000

  
Effective 

Coupon (%)

5.311250
5.361250
5.411250
5.311250
5.361250
5.411250
0.000000
0.000000
0.000000
0.000000

343754.400000
164807.880000

0.000000

 
Current
Interest

518,973.79
261,931.76
88,123.48

1,052,756.14
531,335.62
178,760.64

0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

518,973.79
261,931.76
88,123.48

1,052,756.14
531,335.62
178,760.64

0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

518,973.79
261,931.76
88,123.48

1,052,756.14
531,335.62
178,760.64

0.00
0.00
0.00
0.00

28,646.20
13,733.99

0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10

17,086,000.00
11,391,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
6,032,000.00

5.681250
5.781250
5.981250
6.381250
6.631250
6.881250
6.881250
6.881250
6.881250
6.881250

5.681250
5.781250
5.981250
6.381250
6.631250
6.881250
6.881250
6.881250
6.881250
6.881250

80,891.53
54,878.52
16,697.66
17,814.32
18,512.24
19,210.16
19,210.16
19,210.16
19,210.16
34,589.75

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

80,891.53
54,878.52
16,697.66
17,814.32
18,512.24
19,210.16
19,210.16
19,210.16
19,210.16
34,589.75

80,891.53
54,878.52
16,697.66
17,814.32
18,512.24
19,210.16
19,210.16
19,210.16
19,210.16
34,589.75

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 649,808,857.02 2,932,106.09 0.00 2,932,106.09 2,974,486.28 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

1A1
1A2
1A3
2A1
2A2
2A3

X
X-1
X-2
AR
1P
2P
C

 
 

Cusip

02148GAA1
02148GAB9
02148GAC7
02148GAD5
02148GAE3
02148GAF0

02148GAG8
02148GAG8
02148GAH6
02148GAV5
02148GAW3
02148GAU7

Original
Certificate

Balance

127,393,000.00
63,697,000.00
21,232,000.00

237,855,000.00
118,928,000.00
39,642,000.00

363,497,356.00
145,414,052.00
218,083,304.00

100.00
100.00
100.00

3,351,011.00

Beginning
Certificate

Balance

920.416428941
920.416428941
920.416428941

1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000

1,000.000000000
1,000.000000000

-91,202.660246618

 
Principal

Distribution

7.827370577
7.827370577
7.827370577
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

4.073801465
4.112152150
4.150502834
4.426041667
4.467708333
4.509375000
0.000000000
0.000000000
0.000000000
0.000000000

286,462.000000000
137,339.900000000

0.000000000

Ending
Certificate

Balance

912.589058364
912.589058364
912.589058364

1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000

1,000.000000000
1,000.000000000

-91,403.371397454

Pass
    Through    

Rate (%)

5.311250
5.361250
5.411250
5.311250
5.361250
5.411250
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10

02148GAJ2
02148GAK9
02148GAL7
02148GAM5
02148GAN3
02148GAP8
02148GAQ6
02148GAR4
02148GAS2
02148GAT0

17,086,000.00
11,391,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
3,350,000.00
6,032,000.00

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

4.734375000
4.817708333
4.984375000
5.317708333
5.526041667
5.734375000
5.734375000
5.734375000
5.734375000
5.734375000

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

5.681250
5.781250
5.981250
6.381250
6.631250
6.881250
6.881250
6.881250
6.881250
6.881250

Totals 666,706,300.00 974.655342270 2.492736262 4.461464186 972.162606008
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Sub Loan Group Interest Rate Details

MTA Rate 5.0150000%

Class X-1 and X-2 Net Rate Cap 7.9500924%

Class X-1 and X-2  Available Funds Cap 16.0892886%
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Sub Loan Collateral Detail

Original Mortgage Details

  

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

Group I Group II Total

544
145,414,051.57

7.92597%
7.44944%

391

480
218,083,304.12

7.58167%
7.14318%

398

1,024
363,497,355.69

Current Mortgage Loan Details

  

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

Group I Group II Total

527
8

519

455
3

452

982
11

971

Beginning Pool Stated Principal Balance
Scheduled Principal
Negative Amortization
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

140,194,547.15
0.00

-477,979.93
2,067,797.22

0.00
138,604,729.86

203,992,992.16
0.00

-712,607.24
1,457,298.20

0.00
203,248,301.20

344,187,539.31
0.00

-1,190,587.17
3,525,095.42

0.00
341,853,031.06

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

8.34668%
7.86943%
8.34437%
7.86576%

8.32544%
7.88347%
8.32203%
7.88035%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

389
388

398
397
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Sub Loan Mortgage Prepayment Details

  

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

Group I Group II Total

2,013,470.06
0.00

2,239.02
2,239.02

-0.00
28,646.20
16.281%
1.470%

1,375,518.61
0.00

1,282.62
1,282.62

0.00
13,733.99

8.216%
0.712%

3,388,988.67
0.00

3,521.65
3,521.65

-0.00
42,380.19

Ending Balance 0.00


